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CITY AND COUNTY OF SAN FRANCISCO 





February 2, 2007 


The Honorable Gavin Newsom 
Mayor of San Francisco 

City Hall, Room 200 

1 Dr. Carlton B. Goodlett Place 
San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


OFFICE OF THE TREASURER 


GAVIN NEWSOM 
MAYOR 


José Cisneros 
TREASURER 


Daniel P. Daly 
CHIEF INVESTMENT OFFICER 


The Honorable Board of Supervisors 
City and County of San Francisco 
City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the 


portfolios under Treasurer’s management. 


Portfolio Statistics from July 1, 2006 to January 31, 2007: 


Interest Received 

Total Net Earnings 
Earned Income Yield 
Average Age of Portfolio 


Pooled 





$88,886,272 
$108,254,386 


5.178% 
134 Days 


All 
$88,886,272 
$108,254,386 
5.178% 
134 Days 


Total cost of the securities on hand January 31, 2007 was $3,610,034,393 with a market value of 
$3,634,614,564 plus fixed assets accrued interests of $14,664,464. The earned income yield for the month of 


January 2007 is 5.203%. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of January 31,2007. These 
investments are in compliance with California Code and our statement of investment policy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 


Very truly yours, 


José Cisneros a 


Treasurer 


Enc. 
cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 


DOCUMENTS DEPT. 
FEB - 7 2007 


SAN FRANCISCO 
PUBLIC LIBRARY 


Controller — Internal Audit Division -YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: R. Sullivan, Dr. P. Day, Jr., J. Grazioli, S. MacDonald, P. Marx 
Transportation Authority — L. Cofresi-Howe, San Francisco Public Library — 2 copies 


CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURE! 


GAVIN NEWSO 





MAYO 
José Cisner 
TREASURE 
Daniel P. Dé 
CHIEF INVESTMENT OFFICE 
March 2, 2007 
The Honorable Gavin Newsom The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 
1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 
San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the 
portfolios under Treasurer’s management. 


Portfolio Statistics from July 1, 2006 to February 28, 2007: 


Pooled ~ All 
Interest Received $100,294,589 $100,294,589 
Total Net Earnings $122,338,198 $122,338,198 
Earned Income Yield 5.180% 5.180% 
Average Age of Portfolio 134 Days 134 Days 


Total cost of the securities on hand February 28, 2007 was $3,632,687,710 with a market value of 
$3,662,409,227 plus fixed assets accrued interests of $13,528,693. The earned income yield for the month of 


February 2007 is 5.194%. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of February 28, 2007. These 
investments are in compliance with California Code and our statement of investment policy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 


Very truly yours, 


aa DOCUMENTS DEPT. 


José Cisneros 


MAR - 3 2007 

Treasurer | Se 
SAN FRANCISC C 
ac PUBLIC LIBRARY 


cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division -YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: R. Sullivan, Dr. P. Day, Jr., J. Grazioli, S. MacDonald, P. Marx 
Transportation Authority — L. Cofresi-Howe, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 


GAVIN NEWSOM 
MAYOR 


José Cisneros 
TREASURER 


Daniel P. Daly 
CHIEF INVESTMENT OFFICER 





April 9, 2007 


The Honorable Gavin Newsom 
Mayor of San Francisco 

City Hall, Room 200 

1 Dr. Carlton B. Goodlett Place 
San Francisco, Ca 94102-0917 


The Honorable Board of Supervisors 
City and County of San Francisco 
City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the 
portfolios under Treasurer’s management. 


Portfolio Statistics from July 1, 2006 to March 31, 2007: 





Pooled All 
Interest Received $123,291,521 $123,291,521 
Total Net Earnings $138,461,091 $138,461,091 
Earned Income Yield 5.182% 5.182% 
Average Age of Portfolio 143 Days 143 Days 


Total cost of the securities on hand March 31, 2007 was $3,717,910,785 with a market value of 


$3,749,457,892 plus fixed assets accrued interests of $5,240,216. The earned income yield for the month of 
March 2007 is 5.202%. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of March 31, 2007. These 
investments are in compliance with California Code and our statement of investment policy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 


DOCUMENTS DEPT. 
Very truly yours, 
APR 18 200: 
re 
SAN FRANCISCO 
PUBLIC LIBRARY 





José Cisneros 
Treasurer 


Enc. 
cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division -YTD-AIl Funds, YTD-Pooled Funds 
Oversight Committee: R. Sullivan, Dr. P. Day, Jr., J. Grazioli, S.:. MacDonald, P. Marx 


Transportation Authority — L. Cofresi-Howe, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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CITY AND COUNTY OF SAN FRANCISCO 





May 4, 2007 


The Honorable Gavin Newsom 
Mayor of San Francisco 


City Hall, Room 200 


1 Dr. Carlton B. Goodlett Place 
San Francisco, Ca 94102-0917 


OFFICE OF THE TREASURER 


GAVIN NEWSOM’ 
MAYOR 

José Cisneros 
TREASURER 


Daniel P. Daly 
CHIEF INVESTMENT OFFICER 


The Honorable Board of Supervisors 
City and County of San Francisco 


City Hall, Room 244 


Ladies and Gentlemen: 


1 Dr. Carlton B. Gocdlett Place 
San Francisco, Ca 94102-0917 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the 
portfolios under Treasurer’s management. 


Portfolio Statistics from July 1, 2006 to April 30, 2007: 





Pooled 
: Interest Received $138,812,802 
/ Total Net Earnings $155,163,312 
Earned Income Yield 5.183% 
Average Age of Portfolio 145 Days 


All 
$138,812,802 
$155,163,312 

5.183% 
145 Days 


Total cost of the securities on hand April 30, 2007 was $3,985,881,884 with a market value of 
$4,017,414,255 plus fixed assets accrued interests of $5,459,639. The earned income yield for the month of 


April 2007 is 5.191%. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of April 30, 2007. These 
investments are in compliance with California Code and our statement of investment policy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 


Very truly yours, 


José Cisneros of 


Treasurer 


Enc. 


cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 


Controller — Internal Audit Division -YTD-All Funds, YTD-Pooled Funds 


Oversight Committee: R. Sullivan, Dr. P. Day, Jr., J. Grazioli, S. MacDonald, P. Marx 
Transportation Authority — L. Cofresi-Howe, San Francisco Public Library — 2 copies 


CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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CITY AND COUNTY OF SAN FRANCISCO 





June 8, 2007 


The Honorable Gavin Newsom 
Mayor of San Francisco 

City Hall, Room 200 

1 Dr. Carlton B. Goodlett Place 
San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


OFFICE OF THE TREASURER 


GAVIN NEWSOM 
MAYOR 


José Cisneros 
TREASURER 


Daniel P. Daly 
CHIEF INVESTMENT OFFICER 


The Honorable Board of Supervisors 
City and County of San Francisco 
City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the 


portfolios under Treasurer’s management. 


Portfolio Statistics from July 1, 2006 to May 31, 2007: 


Pooled All 
°>7 Interest Received $148,048,916 $148,048,916 
Total Net Earnings $172,267,554 $172,267,554 
Earned Income Yield 5.184% 5.184% 
Average Age of Portfolio 132 Days 132 Days 


Total cost of the securities on hand May 31, 2007 was $3,844,384,045 with a market value of $3,880,044,964 
plus fixed assets accrued interests of $8,848,243. The earned income yield for the month of May 2007 is 


5.194%. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of May 31, 2007. These 
investments are in compliance with California Code and our statement of investment policy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 


Very truly yours, 


José Cisneros 
Treasurer 


Enc. 
cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 


Controller — Internal Audit Division -YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: R. Sullivan, Dr. P. Day, Jr., J. Grazioli, S. MacDonald, P. Marx 
Transportation Authority — L. Cofresi-Howe, San Francisco Public Library — 2 copies 


CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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CITY AND COUNTY OF SAN FRANCISCO 





July 9, 2007 


The Honorable Gavin Newsom 
Mayor of San Francisco 

City Hall, Room 200 

1 Dr. Carlton B. Goodlett Place 
San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


OFFICE OF THE TREASURE 


GAVIN NEWS 
MAY! 


José Cisne 
TREASUR 


CHIEF INVESTMENT OFF 


The Honorable Board of Supervisors 
City and County of San Francisco 
City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the 


portfolios under Treasurer’s management. 


Portfolio Statistics from July 1, 2006 to June 30, 2007: 


Pooled All 
Interest Received $158,193,523 $158,193,523 
Total Net Earnings $187,974,962 $187,974,962 
Earned Income Yield 5.188% 5.188% 
Average Age of Portfolio 126 Days 126 Days 


Total cost of the securities on hand June 30, 2007 was $3,575,558,535 with a market value of $3,613,175,893 
plus fixed assets accrued interests of $12,449,059. The earned income yield for the month of June 2007 is 


5.232%. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of June 30, 2007. These 
investments are in compliance with California Code and our statement of investment policy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 


Very truly yours, 


_ ee 


José Cisneros 
Treasurer 


Enc. 
cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 


DOCUMENTS DEPT. 


JUL 72 2997 
SAN FRANCISCO 
PUBLIC LIBRARY 





Controller — Internal Audit Division -YTD-All Funds, YTD-Pooled Funds 

Oversight Committee: R. Sullivan, Dr. P. Day, Jr., J. Grazioli, S. MacDonald, P. Marx 
Transportation Authority — L. Cofresi-Howe, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 


LPASAT SHT 30 340 Doe A. 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 


GAVIN NEWSOM 





MAYOR 
José Cisneros 
TREASURER 
Daniei P. Daly 
CHIEF INVESTMENT OFFICER 
August 8, 2007 
The Honorable Gavin Newsom The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 
1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 
San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the 
portfolios under Treasurer’s management. 


Portfolio Statistics from July 1, 2007 to July 31, 2007: 


Pooled All 
sf 67 Interest Received $22,531,731 S22,05,101 
Total Net Earnings $15,328,533 $15,328,533 
Earned Income Yield 5.200% 5.200% 
Average Age of Portfolio 128 Days 128 Days 


Total cost of the securities on hand July 31, 2007 was $3,470,808,931 with a market value of $3,498,476,025 
plus fixed assets accrued interests of $16,294,682. The earned income yield for the month of July 2007 is 
5.200%. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of July 31, 2007. These 
investments are in compliance with California Code and our statement of investment policy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 





Very truly yours, 


José Cisneros 
Treasurer 


Enc. 

cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division -YTD-AIl Funds, YTD-Pooled Funds 
Oversight Committee: R. Sullivan, Dr. P. Day, Jr., J. Grazioli, S. MacDonald, P. Marx 
Transportation Authority — L. Cofresi-Howe, San Francisco Public Library — 2 copies 
CDIAC 


u0W 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREAS!!RER 


GAVIN NEWSOM 





MAYOR 
José Cisneros 
TREASURER 
Daniel P. Daly 
CHIEF INVESTMENT OFFICER 
September 7, 2007 
The Honorable Gavin Newsom The Honorable Board of Supervisors 
| Mayor of San Francisco City and County of San Francisco 
| City Hall, Room 200 City Hall, Room 244 
1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 
San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the 
portfolios under Treasurer’s management. 


Portfolio Statistics from July 1, 2007 to August 31, 2007: 


Pooled All 
Interest Received $35,201,344 $35,201,344 
Total Net Earnings $30,127,451 $30,127,451 
Earned Income Yield 5.195% 5.195% 
Average Age of Portfolio 121 Days 121 Days 


Total cost of the securities on hand as of August 31, 2007 was $3,344,665,736 with a market value of 
$3,377,328,847 plus fixed assets accrued interests of $17,002,915. The earned income yield for the month of 
August 2007 is 5.189%. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of August 31,2007. These 
investments are in compliance with California Code and our statement of investment policy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 


Very truly yours, 


i 


Cea DOCUMENTS DEPT 





Enc. CEP 
cc: Harvey Rose, Budget Analyst (w/Enc.) oe 
Ed Harrington, Controller (w/Enc.) SAN FRAT 
Controller — Internal Audit Division -YTD-AlI! Funds, YTD-Pooled Funds PUBLIC 
Oversight Committee: R. Sullivan, Dr. P. Day, Jr., J. Grazioli, S. MacDonald, P. Marx 
Transportation Authority — L. Cofresi-Howe, San Francisco Public Library — 2 copies 
CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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CITY AND COUNTY OF SAN FRANCISCO 





_ October 5, 2007 


The Honorable Gavin Newsom 
_ Mayor of San Francisco 

_ City Hall, Room 200 

_ 1Dr. Carlton B. Goodlett Place 
_ San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


portfolios under Treasurer’s management. 


OFFICE OF THE TREASURER 


GAVIN NEWSOM 
MAYOR 


José Cisneros 
TREASURER 


Daniel P. Daly 
CHIEF INVESTMENT OFFICER 


The Honorable Board of Supervisors 
City and County of San Francisco 
City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the 


Portfolio Statistics from July 1, 2007 to September 30, 2007: 


; Pooled All 
5 | Interest Received $61,240,006 $61,240,006 
Total Net Earnings $44,358,755 $44,358,755 
Earned Income Yield 5.250% 5.250% 
Average Age of Portfolio 120 Days 120 Days 


_ Total cost of the securities on hand as of September 30, 2007 was $3,153,528,587 with a market value of 
$3,186,535,213 plus fixed assets accrued interests of $6,451,262. The earned income yield for the month of 


September 2007 is 5.371%. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of September 30, 2007. These 
investments are in compliance with California Code and our statement of investment policy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 


Very truly yours, 


José Cisneros 
Treasurer 


Enc. 
cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 


Controller — Internal Audit Division -YTD-All Funds, YTD-Pooled Funds 

Oversight Committee: R. Sullivan, Dr. P. Day, Jr., J. Grazioli, S. MacDonald, P. Marx 
Transportation Authority — L. Cofresi-Howe, San Francisco Public Library — 2 copies 
CDIAC 


SAN FRANCISCC 
PUBLIC LIBRARY’ 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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November 16, 2007 


The Honorable Gavin Newsom 
Mayor of San Francisco 

City Hall, Room 200 

1 Dr. Carlton B. Goodlett Place 
San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


Interest Received 

[3 ' fe? Total Net Earnings 

| Earned Income Yield 
Average Age of Portfolio 





GAVIN NI 


José 
TRE 


Dar 
CHIEF INVESTMENT 


The Honorable Board of Supervisors 
City and County of San Francisco 
City Hall, Room 244 

1 Dr, Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the 
portfolios under Treasurer’s management. 


IF Portfolio Statistics from July 1, 2007 to October 31, 2007: 


All 
$73,261,122 $73,261,122 
$57,664,023 $57,697,151 

5.200% 
118 Days 121 Days 


Total cost of the securities on hand as of October 31, 2007 was $3,201,552,630 with a market value of 


$3,233,848,570 plus fixed assets accrued interests of $9,028,364. The earned income yield for the month of 


October 2007 is 5.041%. 


| In accordance with provisions of California State Government Code Section 53646, we are forwarding 

_ herewith computer printouts detailing the City’s investment portfolio as of October 31, 2007. These 

__ investments are in compliance with California Code and our statement of investment policy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 


Very truly yours, 


osé Cisneros 
Treasurer 


Enc. 


cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 


Controller — Internal Audit Division -YTD-A!I Funds, YTD-Pooled Funds 
Oversight Committee: R. Sullivan, Dr. P. Day, Jr., J. Grazioli, S. MacDonald, P. Marx 
Transportation Authority — L. Cofresi-Howe, San Francisco Public Library — 2 copies 


CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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CITY AND COUNTY OF SAN FRANCISCO 





OFFICE OF THE TREASURER 


GAVIN NEWSOM! 


MAYOR 
José Cisneros 
TREASURER 
Newlin Rankin 
CHIEF INVESTMENT OFFICER 
December 21, 2007 
The Honorable Gavin Newsom The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
- City Hall, Room 200 City Hall, Room 244 
1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 


San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 


under Treasurer’s management. 


Portfolio Statistics from July 1, 2007 to November 30, 2007: 


Pooled All 
Interest Received $76,176,603 $76,176,603 
]>7 Total Net Earnings $70,178,127 $70,348,737 
Earned Income Yield 5.156% §.155% 
Average Age of Portfolio 96 Days 99 Days 


Total cost of the securities on hand as of November 30, 2007 was $3,204,913,204 with a market value of 
$3,246,437,796 plus fixed assets accrued interests of $11,188,811. The earned income yield for the month of 


November 2007 is 4.957%. 


In accordance with provisions of California State Government Code Section 53646, we are forwarding herewith 
computer printouts detailing the City’s investment portfolio as of November 30, 2007. A review of the 
investments of November, 2007 showed that the portfolio held a single issuer’s Commercial Paper in an amount 
of 10.83% of the portfolio, which is greater than the 10% amount specified in California Code. As of the date of 
this report, this technical non-compliance has been corrected through normal trading activity. Other than this 
one instance, investments are in compliance with California Code and our statement of investment policy, and 


provide sufficient liquidity to meet expenditure requirements for the next six months. 


Very truly yours, 


_ Se eee 


José Cisneros 
Treasurer 


Enc. 


_ ce: Harvey Rose, Budget Analyst (w/Enc.) 


Ed Harrington, Controller (w/Enc.) 

Controller — Internal Audit Division -YTD-AIll Funds, YTD-Pooled Funds 

Oversight Committee: R. Sullivan, Dr. P. Day, Jr., J. Grazioli, S. MacDonald, P. Marx 
Transportation Authority — L. Cofresi-Howe, San Francisco Public Library — 2 copies 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 


José Cisneros 
TREASURER 


PAULINE MARX 
Chief Assistant Treasurer 





ee? Newlin Rankin 
Chief Investment Officer 


January 10, 2008 


The Honorable Gavin Newsom The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


/ Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the 
portfolios under Treasurer’s management. 





—— 


Portfolio Statistics from July 1, 2007 to December 31, 2007: 


Sees 


Pooled All 

| Interest Received $90,047,632 $90,047,632 
| Total Net Earnings $84,256,206 $84,569,053 
| Earned Income Yield 5.109% 5.108% 
Average Age of Portfolio 97 Days 99 Days 


Total cost of the securities on hand as of December 31, 2007 was $3,466,457,163 with a market value of 
$3,505,829,288 plus fixed assets accrued interests of $12,024,892. The earned income yield for the month of 


December 2007 is 4.886%. 








In accordance with provisions of California State Government Code Section 53646, we are forwarding 
herewith computer printouts detailing the City’s investment portfolio as of December 31, 2007. These 
investments are in compliance with California Code and our statement of investment policy, and provide 
sufficient liquidity to meet expenditure requirements for the next six months. 





Very truly yours, 
DOCUMENTS DEPT. 
José Cisneros Saba 4 ace 
Treasurer JAN 1 + 2808 
Enc. CANEC = 
ce: Harvey Rose, Budget Analyst (w/Enc.) es : bia alte 
-UBLIC LIBRAR 


Ed Harrington, Controller (w/Enc.) 

| Controller — Internal Audit Division -YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: R. Sullivan, Dr. P. Day, Jr., J. Grazioli, S. MacDonald, P. Marx 
Transportation Authority — L. Cofresi-Howe, San Francisco Public Library — 2 copies 


CDIAC 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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